WEIGHTED AVERAGE MATURITY: 38 Days

DESCRIPTION
BNP PARIBAS
MERCEDES BENZ AUTO RECEIVABLES
CAN AST + CAN LTD JT
SUMITOMO MITSUI BKG CORP
BANK OF NOVA SCOTIA
BANK OF MONTREAL
AMERICAN HONDA FINAN
MUFG BK LTD N Y BRH DISC COML
BANK OF AMERICA, N.A.
METLIFE SHORT TERM FDG
REPO BANK OF AMERICA
FEDERAL FARM CREDIT BANK
TORONTO-DOMINION
TOYOTA MOTOR CREDIT
CITIBANK
KELLS FDG LLC
MONT BLANC CAPTL COR
LMA SA LMA AMERICAS
CITIGROUP GLOBAL MKTS INC S
BERKSHIRE HATHAWAY INC
CITIBANK CREDIT CARD ISSUANCE
ISRAEL ST
LMA SA LMA AMERICAS
NATIXIS NY
OZARK BANK
SERVIS FIRST BANK
METLIFE SHORT TERM FDG
BMW US CAPITAL LLC
LMA SA LMA AMERICAS
JACKSON NATL LIFE GLOBAL
APPLE INC
APPLE INC
COLLATERALIZED CP FLEX
BENNINGTON SARK CAP CO
PNC BANK NA
AMERICAN EXPRESS CREDIT
GOLDMAN SACHS BANK USA
GREAT BRDGE CPTL CO LL
INTEL CORP
STATE STREET CORP
CROWN POINT CAP CO.
HONDA AUTO RECEIVABLES OWNER T
NISSAN AUTO RECEIVABLES OWNER
REPO HSBC
CREDIT IND ET CM NY
TORONTO-DOMINION
CANADIAN IMPERIAL BK

ASSET CATEGORY
TERM REPURCHASE AGREEMENT
ASSET-BACKED SECURITY
COMMERCIAL PAPER
CERTIFICATE OF DEPOSIT
CERTIFICATE OF DEPOSIT
CERTIFICATE OF DEPOSIT
ASSET-BACKED SECURITY
CERTIFICATE OF DEPOSIT
CERTIFICATE OF DEPOSIT
COMMERCIAL PAPER
TERM REPURCHASE AGREEMENT
FLOATING RATE NOTE
CERTIFICATE OF DEPOSIT
COMMERCIAL PAPER
COLLATERALIZED DEPOSIT ACCOUNT
COMMERCIAL PAPER
COMMERCIAL PAPER
COMMERCIAL PAPER
COMMERCIAL PAPER
CORPORATE
ASSET-BACKED SECURITY
FLOATING RATE NOTE
COMMERCIAL PAPER
CORPORATE
COLLATERALIZED DEPOSIT ACCOUNT
COLLATERALIZED DEPOSIT ACCOUNT
COMMERCIAL PAPER
CORPORATE
COMMERCIAL PAPER
CORPORATE
CORPORATE
CORPORATE
COMMERCIAL PAPER
COMMERCIAL PAPER
CORPORATE
CORPORATE
CORPORATE
COMMERCIAL PAPER
CORPORATE
CORPORATE
COMMERCIAL PAPER
ASSET-BACKED SECURITY
ASSET-BACKED SECURITY
TERM REPO AGREEMENT
CERTIFICATE OF DEPOSIT
CERTIFICATE OF DEPOSIT
CERTIFICATE OF DEPOSIT

Office of the State Treasurer
Georgia Fund 1 Plus Holdings
as of March 31, 2020

MATURITY DATE
4/20/2020
4/15/2021

4/3/2020
4/17/2020
5/8/2020
5/14/2020
5/21/2020
5/29/2020
6/1/2020
7/15/2020
9/14/2020
11/12/2021
9/11/2020
10/2/2020
4/1/2020
4/6/2020
4/7/2020
5/15/2020
11/2/2020
3/15/2021
1/20/2023
4/1/2020
5/13/2020
9/4/2020
4/1/2020
4/1/2020
7/7/2020
4/6/2020
4/21/2020
4/27/2020
5/6/2020
5/11/2020
5/13/2020
5/19/2020
5/19/2020
5/26/2020
6/5/2020
6/8/2020
7/29/2020
8/18/2020
9/4/2020
11/22/2021
4/18/2022
4/20/2020
4/24/2020
6/30/2020
7/1/2020

PAR VALUE
226,000,000.00
10,906.00
8,500,000.00
6,000,000.00
16,000,000.00
10,000,000.00
19,500,000.00
10,000,000.00
19,000,000.00
10,000,000.00
43,000,000.00
25,000,000.00
9,000,000.00
24,000,000.00
61,216,009.16
15,000,000.00
25,000,000.00
3,000,000.00
16,000,000.00
13,850,000.00
22,935,000.00
10,000,000.00
15,000,000.00
14,500,000.00
143,780.66
24,010,592.63
9,000,000.00
11,405,000.00
7,000,000.00
17,500,000.00
6,872,000.00
7,254,000.00
15,000,000.00
25,000,000.00
6,600,000.00
14,514,000.00
14,000,000.00
10,000,000.00
20,000,000.00
4,500,000.00
15,500,000.00
11,382,089.38
15,371,801.51
257,000,000.00
3,100,000.00
15,000,000.00
10,000,000.00

ORIGINAL COST
226,000,000.00
10,905.63
8,445,269.44
5,999,996.83
16,000,000.00
10,001,160.00
19,405,923.33
10,011,278.36
19,000,000.00
9,911,577.78
43,000,000.00
25,000,000.00
9,000,000.00
24,000,000.00
61,216,009.16
14,898,250.00
24,836,805.56
2,981,950.83
15,790,440.00
13,940,825.57
23,206,457.23
10,000,000.00
14,859,137.50
14,500,000.00
143,780.66
24,010,592.63
8,937,300.00
11,400,780.15
6,950,611.08
17,530,030.00
6,857,019.04
7,224,838.92
14,856,649.95
24,899,166.75
6,593,994.00
14,506,162.44
14,129,360.00
9,943,805.60
20,097,400.00
4,539,735.00
15,500,000.00
11,386,090.90
15,395,219.48
257,000,000.00
3,099,418.38
15,000,000.00
10,000,000.00

AMORTIZED COST
226,000,000.00
10,905.86
8,499,102.78
5,999,999.72
16,000,000.00
10,000,139.72
19,454,770.83
10,002,271.34
19,000,000.00
9,949,541.67
43,000,000.00
25,000,000.00
9,000,000.00
24,000,000.00
61,216,009.16
14,996,145.83
24,992,166.67
2,993,436.67
15,838,511.11
13,932,741.62
23,201,512.18
10,000,000.00
14,966,575.00
14,500,000.00
143,780.66
24,010,592.63
8,959,987.50
11,404,919.47
6,992,222.22
17,502,705.61
6,870,415.91
7,250,528.44
14,967,099.99
24,945,000.05
6,598,966.71
14,512,771.89
14,024,514.29
9,967,888.91
20,032,466.67
4,514,573.00
15,500,000.00
11,384,954.43
15,389,561.13
257,000,000.00
3,099,895.49
15,000,000.00
10,000,000.00

MARKET VALUE
226,000,000.00
10,905.86
8,499,102.78
5,999,999.72
16,000,000.00
10,000,139.72
19,454,770.83
10,002,271.34
19,000,000.00
9,949,541.67
43,000,000.00
25,000,000.00
9,000,000.00
24,000,000.00
61,216,009.16
14,996,145.83
24,992,166.67
2,993,436.67
15,838,511.11
13,933,366.34
23,201,772.35
10,000,000.00
14,966,575.00
14,500,000.00
143,780.66
24,010,592.63
8,959,987.50
11,404,903.29
6,992,222.22
17,502,809.63
6,870,370.65
7,250,441.62
14,967,099.99
24,945,000.05
6,598,945.12
14,512,749.47
14,024,891.30
9,967,888.91
20,032,739.40
4,514,677.83
15,500,000.00
11,384,959.15
15,389,584.84
257,000,000.00
3,099,895.49
15,000,000.00

10,000,000.00
UNAUDITED



WEIGHTED AVERAGE MATURITY: 38 Days

DESCRIPTION
CMWTH BK OF AUS NY B
BANK OF MONTREAL
SVENSKA HANDLSBNKN A
CANADIAN IMPERIAL BK
OVERSEA CHINESE BANKING
CANADIAN IMPERIAL BK
MIZUHO CORPORATE BANK LTD
MIZUHO SECURITIES USA LL
REPO MORGAN STANLEY
REPO MORGAN STANLEY
SVENSKA HANDLSBNKN A
NIEUW AMSTERDAM RECV
BANCO DEL ESTADO DE CHILE
SHEFFIELD RECEIVABLE
CROWN POINT CAP CO.
RIDGEFIELD FUNDING CO
GREAT BRDGE CPTL CO LL
NATIXIS NY
SUMITOMO MITSUI TRUST NY
CAN AST + CAN LTD JT
NATL AUSTRALIA BK LT
BANK OF NOVA SCOTIA
RBC REPO
SUMITOMO MITSUI BKG CORP
NORINCHUKIN BK
ROYAL BK OF CANADA
ROYAL BK OF CANADA
SKANDIN ENS BANKEN
PNC BANK
SUN TRUST REPO
WELLS FARGO BANK
GEORGIA FUND 1+ INVESCO
GEORGIA FUND 1+ INVESCO
SUN TRUST REPO
BBT DEPOSIT
CANADIAN IMPERIAL BK
UBS AG STAMFORD BRAN
CREDIT IND ET CM NY
WELLS FARGO BANK NA
MUFG BK LTD N Y BRH DISC COML
BERKSHIRE HATHAWAY INC

ASSET CATEGORY

CERTIFICATE OF DEPOSIT
CERTIFICATE OF DEPOSIT
CERTIFICATE OF DEPOSIT
CERTIFICATE OF DEPOSIT
CERTIFICATE OF DEPOSIT
CERTIFICATE OF DEPOSIT
CERTIFICATE OF DEPOSIT
CORPORATE

TERM REPURCHASE AGREEMENT
TERM REPURCHASE AGREEMENT
CERTIFICATE OF DEPOSIT
COMMERCIAL PAPER
CERTIFICATE OF DEPOSIT
COMMERCIAL PAPER
COMMERCIAL PAPER
COMMERCIAL PAPER
COMMERCIAL PAPER
CORPORATE

CERTIFICATE OF DEPOSIT
COMMERCIAL PAPER
CERTIFICATE OF DEPOSIT
CERTIFICATE OF DEPOSIT

TERM REPURCHASE AGREEMENT
CERTIFICATE OF DEPOSIT
CERTIFICATE OF DEPOSIT
CERTIFICATE OF DEPOSIT
CERTIFICATE OF DEPOSIT
CERTIFICATE OF DEPOSIT

NON-COLLATERALIZED BANK DEPOSIT

TERM REPURCHASE AGREEMENT

NON-COLLATERALIZED BANK DEPOSIT

LGIP

LGIP

TERM REPURCHASE AGREEMENT
TERM REPURCHASE AGREEMENT
CERTIFICATE OF DEPOSIT
CERTIFICATE OF DEPOSIT
CERTIFICATE OF DEPOSIT

TERM REPURCHASE AGREEMENT
CERTIFICATE OF DEPOSIT
CORPORATE

Office of the State Treasurer
Georgia Fund 1 Plus Holdings
as of March 31, 2020

MATURITY DATE
7/9/2020
7/10/2020
7/15/2020
9/1/2020
9/8/2020
1/22/2021
4/1/2020
8/10/2020
9/14/2020
9/15/2020
4/2/2020
4/9/2020
4/15/2020
4/15/2020
4/16/2020
5/5/2020
5/28/2020
6/1/2020
6/4/2020
6/10/2020
12/11/2020
2/16/2021
4/1/2020
4/6/2020
4/7/2020
4/24/2020
7/1/2020
9/2/2020
4/1/2020
4/1/2020
4/1/2020
7/1/2058
7/1/2058
4/3/2020
4/1/2020
10/15/2020
12/10/2020
5/4/2020
8/31/2020
9/1/2020
3/15/2021

PAR VALUE
15,000,000.00
10,000,000.00

9,000,000.00
4,000,000.00
21,000,000.00
4,900,000.00
10,000,000.00
25,000,000.00
132,000,000.00
165,000,000.00
15,000,000.00
25,000,000.00
3,000,000.00
25,000,000.00
9,500,000.00
25,000,000.00
10,000,000.00
10,400,000.00
25,000,000.00
10,000,000.00
12,900,000.00
8,975,000.00
136,000,000.00
15,000,000.00
25,000,000.00
5,000,000.00
15,000,000.00
24,900,000.00
1,096,883.59
70,490,002.21
5,129,528.38
3,475,900.39
23,214,235.36
100,000,000.00
28,134,361.52
2,000,000.00
25,000,000.00
10,000,000.00
324,000,000.00
10,000,000.00
2,321,000.00

ORIGINAL COST

15,000,000.00
9,999,994.90
9,000,000.00
4,000,000.00
21,000,000.00
4,900,000.00
10,000,000.00
25,000,000.00
132,000,000.00
165,000,000.00
15,000,000.00
24,899,083.33
3,000,000.00
24,888,194.45
9,500,000.00
25,000,000.00
9,937,500.00
10,402,343.08
25,000,000.00
9,943,533.30
12,900,000.00
8,975,000.00
136,000,000.00
15,000,000.00
25,000,000.00
5,000,000.00
15,000,000.00
24,900,000.00
1,096,883.59
70,490,002.21
5,129,528.38
3,475,900.39
23,214,235.36
100,000,000.00
28,134,361.52
2,000,000.00
25,000,000.00
10,001,966.74
324,000,000.00
9,952,500.00
2,336,550.70

AMORTIZED COST
15,000,000.00
9,999,998.60
9,000,000.00
4,000,000.00
21,000,000.00
4,900,000.00
10,000,000.00
25,000,000.00
132,000,000.00
165,000,000.00
15,000,000.00
24,990,388.89
3,000,000.00
24,982,986.11
9,500,000.00
25,000,000.00
9,971,500.00
10,400,978.96
25,000,000.00
9,967,333.31
12,900,000.00
8,975,000.00
136,000,000.00
15,000,000.00
25,000,000.00
5,000,000.00
15,000,000.00
24,900,000.00
1,096,883.59
70,490,002.21
5,129,528.38
3,475,900.39
23,214,235.36
100,000,000.00
28,134,361.52
2,000,000.00
25,000,000.00
10,000,579.49
324,000,000.00
9,959,625.00
2,335,316.52

MARKET VALUE

15,000,000.00
9,999,998.60
9,000,000.00
4,000,000.00
21,000,000.00
4,900,000.00
10,000,000.00
25,000,000.00
132,000,000.00
165,000,000.00
15,000,000.00
24,990,388.89
3,000,000.00
24,982,986.11
9,500,000.00
25,000,000.00
9,971,500.00
10,400,978.96
25,000,000.00
9,967,333.31
12,900,000.00
8,975,000.00
136,000,000.00
15,000,000.00
25,000,000.00
5,000,000.00
15,000,000.00
24,900,000.00
1,096,883.59
70,490,002.21
5,129,528.38
3,475,900.39
23,214,235.36
100,000,000.00
28,134,361.52
2,000,000.00
25,000,000.00
10,000,579.49
324,000,000.00
9,959,625.00
2,334,970.63

2,544,102,090.79

2,543,095,520.15

2,543,951,293.49

2,543,952,527.24

UNAUDITED



